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South Carolina Electric & Gas Company
Risk Management Program Adjustments
For May 2010

Docket 2006-144-G Docket 2006-5-G
Order 2006-331 Order 2006-679

Broker Fees

Software

Subscriptions

Labor

Carrying Cost

579.00

Inception To
Current Month Date

22,454.10 270.50 23,303.60

134,531.58 - 134,531.58

103,500.00 103,500.00

87,407.86 1,132.16 88,540.02

307,772.78 307,772.78

Non Hedging Addition to Cost of Gas

Hedging Additions / (Subtractions)

579.00 655,666.32 1,402.66 657,647.98

2,337,480.00 45,382,074.40 144,158.00 47,863,712.40

Total 2,338,059.00 46,037,740.72 145,560.66 48,521,360.38

Interest Rate 0.3292%

r - .

f;i



Page: I JB_&GLAST MONTH

Version: 603, Build: 6602DK " Database: Zainet_Merant_Prod

SCE&G May 2010 Results

Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price Total Cost Current Value

....u .... == ==== .... -..... ==_=== ==== .... =-- ---- ..... == ===_======= =_=_ .... ----_-- .... ===== ..... ==_=

08JUNI0 14:23

a/o 28MAY10

1.00 OIK_YI0 6.62 0,560 0.000

1.00 01MAy10 6.90 0.580 0.000

1.00 0LMAYI0 7.05 0.600 0.O00

1.00 01MAY10 7.10 0.620 0.000

1.00 01MAy!0 - 6.65 0.570 0.000

1.00 01MAY10 6.40 0.530 0.000

1.00 01MAY10 6.35 0.530 0.000

1.00 0!MAy10 6.35 0.540 0.000

!.00 01MAY10 6.45 0.570 0.000

1.00 01MAY10 6.30 0.550 0.000

1.00 OlMAYI0 5.90 0.500 0.000

[.00 01143%Y10 6.35 0.530 0.000

i.00 01MAY10 6.15 0.550 0.000

1.00 OILMAyI0 6.50 0.590 0.000

1.00 01MAY10 6.60 0.595 0.000

1.00 01MAY10 5.70 0.520 0.000

1.00 01MAY10 5.50 0.520 0.000

1.00 01MAY10 5.35 0.490 0.000

1.00 01MAY10 5.35 0.500 0.000

l.OO 01MAYL0 6.00 0.550 0.000

1.00 O_YIO 6.05 0.580 0.ooo

1.00 01MAY10 5.55 0.550 0.000

1.0o 01_Yl0 5.50 0.500 0.000

1.00 01_uAYI0 5.55 0.460 0.000

i.0O 01MAY10 5.30 0.445 0.000

1.00 01M_YI0 4.90 0.360 0.000

!.00 01N.AYI0 4.60 0.250 G.000

1.70 0LMAYI0 4.20 0.230 0.571

1.00 01_YI0 4.25 0.220 0.021

1.00 01MAY10 3.95 0.128 0.321

30.70 *01MAY10

30.70

Mark tO Market

05MAY09 CALL (5,600.00} 0.00 t5,600.00)

19M_AY09 CALL (5,800.00) 0.00 (5,800.00)

02JUN09 CALL (6,000.00) 0.00 {6,000.00)

_6JUN09 C/_LL (6,200.50) 0.00 (6,200_00}

30J_09 CALL (5,700.00) 0.00 (5,700.00)

07JUL59 CALL (5,300.00) 0.00 (5,300.00)

14JUL09 CALL (5,300.00) 0.00 (5,300.00)

2BJUL09 CALL (5,400.00) 0.50 (5,400.00}

IIAUG09 CALL (5,700.00) 0.00 (5,700.00)

25AUG09 CALL (5,500.00) 0.00 (5,500.00)

085EP09 CALL (5,000.00) 0.00 (5,000.00]

15SEP09 CALL (5,300.00} 0.00 (5,300.00]

22SEP09 CALL (5,500.00) 0.00 (5,500.00)

060CT09 CALL (5,900.00) 0.00 (5,900.00)

200CT09 CALL (5,950.O0) 0.00 [5,950.00)

03NOV09 CALL (5,200.00} 0.00 (5,200.00)

17NOV99 CALL (5,200.00} 0.00 (5,200.00)

24NOV09 CALL (4,900.05) D.00 (4,900.00)

01UECO9 CALL (5,000.00] 0.00 (5,000.00)

iLDEC09 CALL (5,500.00} 0.00 (5,500.00}

29DEC09 CALL (5,800.00} 0.00 (5,800.0_)

12JAN10 CALL (5,500.00) 0.00 (5,500.00)

25JAN10 CALL (5,000.00) 0.00 (5,000.00)

02FEB10 CALL (4,600.00) 0.00 (4,600.00)

09FEB10 CALL (4,450.00) 0.00 (4,450.00)

23FEB10 CALL (3,600.00) 0.00 (3,600.00}

095_ARI0 CALL (2,500.00) 0.00 (2,500.00}

23N_RI0 CALL (3,9!0.00) 1,207.00 (2,703.00}

06APKI0 CALL (2,200.00) 210.50 (1,990.00)

20._-=R!D CALL (I,275.50) 3s210.00 1,935.00

................ T .........................................

(148,785.00) 4,627.00 (144,158.001

..........................................................

(148,785.00} 4,627.00 (144,158.00)
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$CE&G Outstanding Positions

Trade Date pUT/CALL LOTS Month Strike Price Trade Price Market Price Total Ccs_ Current Value Mark to Market

===== .... = =_=_ .... ,..... _=== == .... == ....... ,,,N. _ .... =_=== ===---===== .... ,.m ,,_ ..... ,,,======= =:============_--

020UN09 CALL 1.00 01JUNI0

16JUN09 CALL 1.00 01JUN!0

30JUN09 CALL 1.00 01JirNi0

14JUL09 CALL 1.00 01JUNI0

28JUL09 CALL 1.00 01JUN10

IIAUG09 CALL 1,00 01JUNI0

08SEP09 CALL 1.00 01JU_I0

228EP09 CALL 1.00 01JUNIO

06OCT09 CALL 1.00 01JUN10

20OCT09 CALL l.O0 01JUNI0

03NOV09 CALL 1.00 01JUNIO

17NOV09 CALL 1.00 01JUNI0

01DEC09 CALL 1.00 OIJUNI0

290EC09 CALL 1.00 01JUNI0

12J_u_lO CALL 1.00 0!JTY_I0

26JAN10 CALL 1.00 01JUNI0

09FEB10 CALL 1.00 01JUN!0

23FEB10 CALL 1.00 01JUNIO

09MARX0 CALL 1.00 01JUNI0

23MAKI0 CALL 1.90 01JUN!O

O_R10 CALL 1.00 01JUN!O

20APRI0 CALL 1.00 01JUNI0

04MAY10 CALL 1.00 01JUN!0

18MAY10 CALL 1.00 0 iJUNI 0

25MAY10 1.00 01JUNI0

25MAY10 i.O0 01JUN10

2&MAY10 -!.00 01JUNIO

26MAY10 -1.00 01JUNI0

24.90 *01JUNIO

3001_09 CALL 1.00 01JULI0

07JUL09 CALL 1.00 01JULI0

14JUL09 CALL 1.00 01JUL10

28JUL09 CALL i.00 01J_LI0

11AUG09 CALL 1.00 OIJULIO

25AUG09 CALL 1.00 01JULI0

08SEP09 CALL 1.00 01JULI0

223EP09 CALL 1.00 01JULI0

060CT09 CALL 1.00 01JULIO

20OCT09 CALL 1.00 OIJULIO

03NOV09 CALL 1.00 01JULI0

17NOV09 CALL 1.00 OIJULI0

81DECOS CALL 1.00 01JULI0

15DEC09 CALL 1.00 01YOLI0

220EC09 CALL 1.00 01JULI0

290EC09 CALL 1.00 01JULI0

12JAN10 CALL i.00 01JULI0

26J_M10 CALL 1.00 01JULI0

ogFEBI0 CALL 1.00 01JULI0

23_BI0 _KLL 1.00 01JULI0

O9MAKI0 CALL 1.00 01JULI0

23MARlO CALL 1.60 OIJUL10

06APR10 _%LL 1.00 01JULI0

20APRI0 CALL 1.00 01JULI0

04MAYIO CALL 1.00 01JULIO

18HAYIO CALL 1.00 01JULIO

26..60 *01JULIO

04AUG09 CALL 1.00 01AUGIO

IIAUGO9 CALL 1.00 01AUG10

!eAUG09 CALL 1.00 01AUG10

015_P09 CALL !.00 OI__JGI0

155EP09 CALL !.00 01AUGIO

295EP09 CALL 1.00 01AUGIO

13OCT09 CALL !.00 0 IAUGI0

270CTO9 CALL !.00 01AUGIO

10NOV09 CALL !.00 OIAUGI0

7.2200 0.6100 0.0000 (6,100.00) 0.00 (6,100.00)

7.2500 0.6400 O.OO00 (6,400.00) 0.OO (6,400.00)

6.8000 0.5800 0.0000 (5,800.00) 0.00 (5,800.00}

6.5500 0.5400 0.0000 (5,400.00) 0.00 (5,400.00)

6.6000 0.5450 0.0000 [5,450.00) 0.00 (5,450.00)

6.6500 0.5700 0.0000 (3,700.00) 0.00 (5,780.00]

6.1000 0.5100 0.0000 (5,100.00] 0.00 (5,100.00}

6.3000 0.5600 0.0000 (5,800.00) O.O0 (5,600.00)

6.7000 0.5900 0.0000 (5,900.00) 0.00 (5,900.00)

6.7500 0.5100 0.0000 (6,100.00} 0.00 (6,100.00)

5.9000 0.5200 0.0000 (5,200.00) O.00 [5,200.00]

5.7000 0.5300 0.0000 (5,300.00) 0.00 {5,300.00)

5.5500 0.5000 0.0000 {5,000.00) 0.00 (5,000.00)

6.1500 0.6000 0.0000 (6,000.00) 0.00 (6,000.00)

5.7500 0.5600 0.0000 (5,600.00} 0.00 (5,600.00)

5.5000 0.5700 0.0000 [5,700.00) 0.00 {5,700.00)

5.4000 0.4900 0.0000 (4,900.00) 0.00 (4,900.00)

5.0000 0.4100 0.0000 (4,100.00) 0.00 {4,100.00)

4.7000 0.3100 0.0000 (3,100.00) 0.00 (3,100.00)

4.2500 0.3100 0.0000 {5,890.00) 0.00 (5,890.00)

4.5500 0.3200 0.0000 (3,200.00) 0.00 (3,200.00)

4.0000 0.2300 0.0000 (2,300.00) 0.00 (2,300.00)

4.0000' 0.1750 0.0000 (1,750.00) 0.00 (1,750.00)

4.4000 0.1350 0.0000 (1,350.00) 0.00 {I,350.00)

0.0000 4.0000 4.1550 (40,000.00) 41,550.00 1,550.00

0.0000 4.0000 4.1550 (40,000.00} 41,550.00 1,550.00

0.0000 4.1400 4.1550 41,400.00 (41,550.00) (350.00)

0.0000 4.1770 4.1550 41,770.00 (41,550.00) 220.00

(313,770.00) 0.00 (I13,770.00)

7.0000 0.5900 0.0001 (5,900.00) 1.00 (5,899.00}

6.7000 0.5600 0.0010 (5,600.00) i0.00 (5,590.O0)

6.8000 0.5500 0.0001 (5,500.00) 1.00 (5,499.00)

6.8500 0.5600 0.0010 {5,600.00) i0.00 (5,590.00)

6.9500 0.5800 0.0001 [5,800.00) 1.00 (5,799.00}

6.8000 0.5600 0.0001 (5,600.00) 1.00 (5,599.00)

6.4000 0,5200 0.000! (5,200.00) 1.00 (5,199.00)

6.8500 0.5700 0.0001 [5,700.00) 1.00 (5,699.00}

6.9000 0.6000 0.0010 (6,000.00) i0.00 (5,990.00}

6.9000 0.6200 0.0010 (6,200.00) i0.00 (6,190.00}

6.1500 0.5400 0.0010 (5,400.00) 10.00 (5,390.00)

5.9000 0.5400 0.0010 [5,400.00) 10.o0 (5,390.00)

5.8000 0.5100 0.0010 (5,100.00) 10.00 (5,090.00)

"6.4000 0.5700 0.0010 (5,700.00} i0.00 (5,690.00}

6.3700 0.5800 0.0001 (5,800.00) 1.00 (5,799.00}

6.5000 0.5650 0.0010 (5,650.00) 10.0o (5,640.00)

5.950D 0.5600 0.00!0 (5,600.O0) i0.00 (5,590.O0)

5.7500 0.5700 0.0018 (5,700.00) 18.00 (5,682.00)

5.5000 0.5500 0.0050 (5,500.00) 50.00 (5,450.00)

5.0500 0.5000 0.0250 [5,000.00) 250.00 (4,750.00)

4.8000 0.3800 0.0570 [3,900.00) 570.00 (3,230.00)

4.3500 0.3800 0.1957 (6,080.00) 3,131.20 (2,948.80)

4.4500 0.4000 0.1530 (4,000.00) 1,530.00 {2,470.00)

4.1500 0.3375 0.3057 (3,375.00) 3,057.00 {318.00)

4.1000 0.2900 0.3380 (2,900.00) 3,380.00 480.00

4.5000 0.2800 0.1350 (2,800.00) 1,350.00 (1,450.00)

(134,908.00) 13,443.20 (121,461.80)

7.5500 0.6000 0.0007 (6,000.00) 7.00 (5,993.00_

7.2500 0.5900 0.0014 {5,900.00) !4.00 [B,886.00)

7.1500 0.5700 0.0017 (5,700.00} 17.00 (5,683.00)

6.7500 0.5500 0.0040 (5_500.00} 40.00 (5,460.00)

7.1000 0.5600 0.0020 (5,600.00} 20.00 (5j580.00)

7.1500 0,6000 0.0017 (6,000.00} 17.00 (5,983.00)

8.9500 0.5900 0.0030 (5,900.00) 30.00 (5,870.00)

6.6500 0.5800 0.0050 {5,800.00} 50.00 (5,750.00)

6.I000 0.5100 0.0160 (5,100.00) 160.00 (4,940.00)
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SCE&G Outstanding Positions

Trade Date PUT/CALL LOTS Month strike Price Trade Price Market Price Total Cost Current Value Mark to Market
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24NOV09 CALL

08DEC09 CALL

22DEC09 CALL

05JAN10 CALL

19JANIO CALL

02FEB10 CALL

09FEBIO CALL

16FEBIO CALL

02MARl0 CALL

161MARl0 CALL

23_[ARI0 CALL

30MAR10 CALL

13APRI0 CALL

27APRIO _KLL

IIMAYI0 CALL

25MAY10 CALL

OISKp09 CALL

15SEP09 CALL

295EP09 CALL

13OCT09 CALL

27OCT09 CALL

10NOV09 CALL

24NOVD9 CALL

08DEC09 CALL

22DEC09 CALL

290EC09 CALL

05J_10 CALL

!9JANI0 CALL

02FEB10 CALL

!6FEBI0 CALL

02MARl0 CALL

16MARIO CALL

23MARIO CALL

30MARIO CALL

!3APRI0 CALL

27APRIO CALL

IIMAYI0 CALL

18MAY10 CALL

25MAYI0 CALL

29SE_09 C_L

!3OCT09 CALL

20OCT09 CALL

270CT09 C_.LL

10NOV09 CALL

24NOV09 CALL

08DEC09 CALL

22DECD9 CALL

05JAN10 CALL

19JAN10 CALL

02_EBI0 CALL

09FEBIO CALL

16FEB10 CALL

02MAR10 CALL

16MARIO CALL

23MAR10 CALL

30MARIO CALL

13APRIO CALL

27APRIO CALL

IIMAY10 CALL

25MAy10 CALL

1.00 01AUG10 6.0000 0.5150

1.00 OlAUGIO 6.5500 0.5300

1.00 01AUG10 6.6800 0.5800

• 1.00 OlAUGI0 6.6000 0.5700

1.00 DIAUGI0 6.1500 0.5800

1.00 01AUG10 5.9500 0.5700

1.00 OL_UGI0 5.7500 0.5500

1.00 01AUG10 5.8500 0.5600

1.00 01AUG10 5.1000 0.5000

!.00 01AUG10 4.6500 0.4400

1.50 01AUG10 4.4500 0.4400

1.00 01AUG10 4.1500 0.3950

!.00 01AUG10 4.4500 0.4400

1.00 01AUG10 4.4B00 0.4500

1.00 OIAUGI0 4.5000 0.3700

1.00 01AUGI0 4.1500 0.3200

25.50 *0!AUG10

].00 01SEPI0 7.1500 0.5500

1.00 015EPI0 7.4500 0.5800

!.00 0!SEPI0 7.3800 0.6200

1.00 01SEP10 7.2000 0.6000

1.00 015EPI0 6.9500 0.5800

!.00 0!SEPI0 6.3500 0.5300

1.00 01SEPI0 6.3000 0.5250

1.00 0!SEPI0 6.8500 0.5400

1.00 0!SEPI0 6.9800 0.5900

1.00 01SEP10 7.0000 0.5950

!.O0 015EPI0 6.8000 0.5950

1.00 01$EP10 6.4000 0.5800

1.00 0!SEPI0 6.2500 0.5600

1.00 01SEPIO 6.1000 0.5700

1.00 01$EPI0 5.4000 0.5000

1.00 01SEPI0 4.8500 0.4600

!.10 01SEPI0 4.7500 0.4400

1.00 0!5EPI0 4.4500 0.4200

1.00 0!SEPI0 4.7500 0.4400

1.00 01SEPI0 4.7800 0.4500

!.00 O!5_PlO 4.6500 0.4400

1.00 01SEPI0 4.6500 0.4700

].00 0]SEPI0 4.2000 0.4200

23.10 *0!SEPI0

1.00 01OCT10 7.9400 0.6200

1.00 01OCT10 7.6000 0.6250

1.00 01OCT10 7.8500 0.6600

1.00 01OCT10 7.4000 0.6100

1.00 01OCT10 6.8000 0.5400

1.00 01OCT10 6.7500 0.5400

1.00 01OCT10 7.5500 0.5500

1.00 01OCT10 7.5700 0.5900

1.00 01OCT10 7.2500 0.5850

1.00 OIOCTI0 6.7500 0.5900

1.00 01OCT10 6.7000 0.5700

1.00 01OCT10 6.3500 0.5000

1.00 01OCTIO 6.4500 0.5700

1.00 01OCTI0 5.7500 0.5100

1.00 01OCTI0 5.2000 0.4600

1.90 01OCTI0 5.1500 0.4500

!.00 0!OCT10 4.8000 0.4350

1.00 01OCT10 5_0000 0.4500

!.00 01OCT10 5.1500 0.4700

!.00 01OCT10 5.0500 0.4500

1.00 0!OCT10 4.6000 0.4150

21.90 *01OCT10

0.0190 (5,150.00} 190.00 (4,960.08)

0.0060 (5,300.00) 60.00 {5,240.00)

0.0045 (5,800.00) 45.00 (5,755.00)

0.0060 (5,700.00) 60.00 (5,640.00)

0.0140 (5,800.00} 140.00 (5,660.00}

0.0210 (5,700.00) 210,00 (5,490.00)

0.0310 (5,500.80) 310.00 (5,190.00)

0.0260 (5,600.00) 260.00 (5,340.00)

0.1038 (5,000.00) 1,038.00 (3,982.00)

0.2180 (4,400.00] 2,180.00 (2,220.00)

0.2948 (6,600.00) 4,422.00 (2,178.00)

0.4520 (3,950.00) 4,520.00 570.00

0.2950 (4,400.00) 2,950.00 (!,450.00)

0.2737 (4,500.00) 2,737.00 (I,763.00)

0.2737 (3,700.00) 2,737.00 (963.00)

0.4520 (3,200.00) 4,520.00 1,320.00

(131,800.00)

0.0170 (5,500.00)

0.0110 (5,800.00)

0.0122 (6,200.00)

0.0160 (6,000.00)

0.0220 (5,800.00)

0.0480 (5,300.00)

0.0510 (5,250.00)

0.0250 (5,400.00)

0.0207 (5,900.00)

0.0210 (3,950.00)

0.0270 "(5,950.00)

0.0450 (5,800.00)

0.0540 (5,600.00)

0.0660 (5,700.00)

0.1544 (5,000.00)

0.2890 (4t600.00)

0.3217 (4,840.00)

0.4410 (4,200.00)

0.3220 (4,400.00)

0.3047 (4,500.00)

0.3580 (4,400.00)

0.3580 (4,700.00)

0.5680 (4,200.00)

0.0235

0.0330

0.0260

0.0400

0.0710

0.0750

0.0340

0.0345

0.0460

0.0750

0.0790

0.1100

0.1000

0,1931

0.3200

0.3340

0.4520

0.3810

0.3340

0.3645

0.5330

26,734.00

170.00

II0.00

122.00

160.00

220.00

480.00

510.00

250.00

207.00

210.00

270.00

450.00

540.00

660.00

!,544.00

2,890.00

3,538.70

4,410.00

3,220.00

3,047.00

3,580.00

3,580.00

5,680.00

(105,066.00)

(5,330.00}

(5,690.00)

{6,078.00)

(5,840.00}

(5,580.00)

(4,820.00)

(4,740.00}

(5,150.00)

(5,693.00)

{5,740.00}

(5,680.00)

(5,350.00)

(5,060.00)

(5,040.00)

(3,456.00)

(1,710.00)

{1,301.30)

210.00

(1,180.00)

(1,453.00)

(820.00)

(1,120.00)

1,480.00

(120,990.00) 35,848.70 (85,14!.30)

(6,200.00) 235.00 (5,965.00)

(6,250.00) 330.00 (5,920.00)

(6,600.00] 260.00 (6,340.00]

(6,100.00) 400.00 (5,700.00]

(5,400.00) 710.00 (4,690.00)

(5,400.00} 750.00 (4,650.00)

(5_500.00} 340.00 (5,160.00)

(5,900.00) 345.00 (5,555.00}

(5,850.00) 460.00 (5,390.00)

(5,900.00} 750.00 (5,150.00)

(5,700.00) 790.00 (4,910.00}

(5,000.00) I,i00.00 (4,700.00)

(5,700.00) 1,000.00 (4,700.00)

(5,100.00) 1,931.00 (3,169.00)

(4_600.00) 3,200.00 (i,400.00)

(8,550.00) 6,346.00 (2,204.00)

(4,350.00) 4,520.00 170.00

(4,500.00) 3,810.00 (690.00)

(4,700.00) 3,340.00 (1,360.00)

(4,500.00) 3,645.00 [855.00]

(4,150.00) 5,330.00 1,180.00

(116,750.00) 39,592.00 (77, !58.00}

)
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Version: 603, Build: 66020K

Trade Date PUT/CALL LOTS Month

03NOV05 CALL i.00 01NOV10

17NOV08 CALL 1.00 01NOV10

24NOV09 CALL 2.00 01NOVi0

0!DEC09 CALL 1.00 02NOV10

08DEC09 CALL 1.00 OINOVIO

15DEC09 CALL 1.00 01NOV10

290EC09 CALL i.00 01NOV10

05J_10 CALL 1.00 01NOV10

12J_MI0 CALL 1.00 OINOVI0

26J_I0 CALL 1.00 01NOVI0

02FEB10 CALL 1.00 01NOV10

09FEB10 CALL 1.00 01NOV10

23FEB10 CALL 2.00 01NOV10

02MAR10 CALL 1.00 01NOV10

09MAE!0 CALL 1.00 OINOVI0

23MAE10 CALL 1.00 01NOV10

30MAR!0 _LL i. 00 01NOV10

06APRI0 CALL 1.00 01N@I20

20APE10 CALL 1.00 01NOV10

27A_RIO CALL 1.00 OINOVIQ

04MAYI0 CALL 1.00 01NOV10

18_LAY10 CALL 1.00 01NOV10

25MAY20 CALL 1.00 01NOV10

23.00 *01NOV10

01DEC09 CALL 1.00 01DEC10

08DEC09 CALL 1.00 01DEC10

15DEC09 CALL 1.00 QIDECI0

220EC09 CALL 2.00 01DEC10

290EC09 CALL 1.00 01DEC10

05J_W10 CALL 1.00 01DEC10

12J_10 CALL 1.00 01DECIO

!�J_10 CALL 2.00 01D_CI0

26JAN10 CALL 1.00 01DEC10

02_EBI0 CALL 1.00 DIDEC10

09FEB10 CALL i.00 01DEC20

!6FEB10 CALL 2.00 01DEC10

23FEB10 CALL 2.00 02DECIO

02MARl0 CALL 1.00 01DEC10

09MARl0 CALL 1.00 01DEC10

16MARl0 CALL 2.00 01DEC10

23MARl0 CALL 1.00 OIDECIO

30MARl0 CALL !.00 01DEC10

06APRI0 CALL 1.00 OIDECI0

13APRI0 CALL 2.00 OIDEC10

20APRI0 CALL 1.00 01DEC10

27APRI0 CALL 1.00 01DEC10

04MAY10 CALL 1.00 02DEC!O

IIMAYIO CALL 2.00 01DEC10

18MAY10 hELL 1.00 01DEC10

25MAY10 CALL 2.00 01DEC10

33.00 *OIDECI0

290EC09 CALL 1.00 01JA/411

o5J_10 CALL 1.00 OIJANII

!2J;u_10 CALL 1.00 01JAN11

!9JAN10 CALL 1.00 02JAN11

26JAN10 CALL 2.00 01JANII

02FEBIO CALL 1.00 01JAMII

09FEB10 CALL 1.00 0XJAN12

16FEB10 CALL 1.00 01JAM11

23FEB10 CALL 1.00 01JANII

02MARl0 _LL 1.00 01J_dN!l

09MARl0 CALL 1.00 QIJANll

16MA_10 CALL 1.00 01JANll

30M_u_10 CALL 1.00 01JAN11

06APRI0 CALL 1.00 01JAN1!

JBE&GOPENPOSITION5

Database: Za2net_Merant_Prod

SCE&G Outstanding Positions

Strike Price Trade Price Market Price Total Cost

7.4000 0.6250 0.0690

7.2000 0.6000 0.0830

7.1000 0.5800 0.0900

7.1500 0.5900 0.0860

7.8000 0.6000 0.0490

7.8000 0.6250 0.0490

7.6500 0.6500 0.0560

7.5000 0.6250 0.0630

7.1500 0.6100 0.0860

6.9500 0.6100 0.1029

6.9500 0.6000 0.1030

6.8500 0.6000 0.1340

6.2000 0.5500 0.2160

6.0500 0.5400 0.2250

5.6500 0.5150 0.3150

5.4300 0.4900 0.3715

5.1500 0.4700 0.4730

5.5500 0.5100 0.3423

5.2000 0.4700 0.4544

5.4500 0.5000 0.3"715

5.1000 8.4800 0.4920

5.3500 0.5100 0.4030

4.9500 0.4450 0.5530

08JUN10 14:24

a/o 28MAYI0

Cumrent Value Mark to Market

==,=_==_========= :==_=_====_====

(6,150.00) 690.00 (5,460.00)

(6,000.00) 830.00 (5,170.00)

(5,500.00) 900.00 (4,900.00)

(5,900.00) 860.00 (5,040.00)

(6,000.00) 490.00 "(5,520.00}

(6,250.00) 490.00 (5,760.00)

(6,500.00) 560.00 (5,940.00)

(6,250.90) 630.00 (5,620.00)

(6,100.00) 860.00 (5,240.00}

(6,100.00) 1,029.00 (5,071.00]

(6,000.00) 1,030.00 (4,970.00)

(6,000.00) L,340.00 (4,660.00)

(5,500.00) 2,160.00 (3,340.00)

(5,400.00) 2,250.00 (3,150.00)

(5,150.00) 3,150.00 (2,000.00}

(4,900.00) 3,715.00 (2,185.00)

(4,700.00) 4,730.00 30.00

(5,100.00) 3,423.00 (1,677.00)

(4,700.00) 4,544.00 (156.00)

(5,000.00) 3,715.00 (1,285.00)

(4,800.00) 4,920.00 120.00

(5,100.00) 4,030.00 (I,070.00}

(4,450.00) 5,530.00 1,080.00

7.5000 0.6400 0.0810

8.i000 0.6400 0.0460

8.0500 0.6550 0.0490

7.9500 0.6600 0.0533

7.8500 0.6800 0.0590

7.7000 0.6500 0.0670

7.5000 0.6500 0.0810

7.4500 0.6600 0.0850

7.2000 0.6500 0.I074

7.L500 0.6500 0.1130

6.8500 0.6400 0.1480

7.0000 0.6300 0.1290

6.3500 0.5900 0.2320

6.3000 0.5800 0.2422

5.9500 0.5500 0.3280

5.8000 0.5300 0.3720

5.8000 0.5300 0.3717

5.3500 0.5100 0.5350

5.9000 0.5500 0.3418

5.7000 0.5300 0.4040

5.5000 0.5200 0.4749

5.7500 0.5400 0.3874

5.4500 0.5200 0.4940

5.8000 0.5400 0.3717

5.6000 0.5500 0.4380

5.2500 0.4900 0.5780

8.1500

8.1000

7.8000

7.8000

7.5000

7.4500

7.1500

7.2500

6.6500

6.6500

8.2500

6.0500

5.7500

6.2000

{127,850.00) 51,876.00

(6,400.00) 810.00

(6,400.00) 460.00

(6,550.00) 490.00

{13,200.00) 1,066.00

(6,800.00) 390.00

(6,500.00) 670.00

(6,500.00) 810.00

(23,200.00) 1,700.00

(6,500.00J 1,074.00

(6,500.00) 2,130.00

(6,400.00) 2,480.00

(12,600.00) 2,580.00

(5,900.00] 2,320.00

(5,800.00) 2,422.00

(51500.00) 3,280.00

(I0,600.00) 7,440.00

[5,300.00) 3,717.00

(5,100.00} 5,350.00

(5,500.00) 3,418.00

(10,600.00) 8,080.00

(5,200.00) 4,749.00

(5,400.00) 3,874.00

(5,200.00) 4,940.00

(10,800.00) 7,434.00

(5,500.00) 4,380.00

(9,800.00) !1,560.00

(193,750.00) 85,824.00

0.6950 0.0860 (6,950.00) 860.00

0.6800 0.0890 (6,800.00) 890.00

0.6700 0.1120 (6,700.00) 1,120.00

0.6700 0.2120 (6,700.00) 1,120.00

0.6800 0.1406 (6,800.00) 1,406.00

0.6600 0.1460 (6,600.00) 1,460.00

0.6600 0.1530 (6,600.00) 1,830.00

0.6600 0.1700 (6,600.00) !,700.00

0.6100 0.2670 (6,100.00) 2,670.00

0.6000 0.2670 (6,000.00) 2,670.00

0.5700 0.3600 (5,700.00] 3,600.00

0.5550 0.4160 (5,550.00) 4,260.00

0.5300 0.5160 (5,300.00) 5,160.00

0.5700 0.3728 (5,700.00) 3,728.00

(75,974.00)

(5,590.00)

(5,940.00)

(6,060.00)

{12,134.00)

(6,210.00)

(5,830.00)

(5,690.00)

(ii,500.00)

(5,426.00)

{5,370.00)

[4,920.00)

(I0,020.00)

[3,580.00)

(3,378.00)

[2,220.00]

{3,160.00)

(!,583.00)

250.00

(2,062.00)

(2,520.00)

(451.o0}

(1,526.00)

(260.00)

(3,366.00)

(i,120.00)

1,760.00

(107,926.00)

[6,090.00_

(5,910.00)

(5,580.00)

(5,580.00)

(5,394.00)

(5,140.00)

(4,770.00)

(4,900.00)

{3,430.00)

(3,330.00)

(2,100.00)

(1,390.00)

(140.00)

(1,972.00)
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Trade Date PDT/CALL LOTS Month

13APR10 CALL 1.00 OIJI_NII

20APR10 CALL 1.00 01JAN11

27APR10 CALL 1.00 01J_NII

04MAY10 CALL 1.00 OIJANII

IIMAY10 CALL [.00 01JAN1(

18MAY10 CALL 1.00 01JAN11

25MAY10 CALL L. 00 01J_ll

JBE&GOPENPOSITIONS

Database: Za!netMerant_Prod

SCE&G Outstanding Positions

Strike Price Trade Price Market Prlne Total Cost

5.9000 0.5400 0.4640 (5,400.08)

5.7700 0.5400 0.5156 (5,400.00)

6.0000 0.5600 0.4311 (5,600.08)

5.7500 0.5500 0.5160 (5,500.00)

6.1500 0.5600 0.3866 (5,600.00)

5.9000 0.5700 0.4640 (5,700.00}

5.5000 0.5200 0.6140 (5,200.00)

08JUNI0 14:24

a/o 28MAY10

Current Value Hark to Market

4,640.00 (760.00)

5,156.00 (244.00}

4,311.00 (1,289.00}

5,160.00 (340.00)

3,866.00 (i,734.00)

4,640.00 (I,060.00)

6,140.00 940.00

02FE, B10 CALL

09F_.BI0 CALL

16FEB10 CALL

23FEB10 CALL

02MAR!0 CALL

09H2_1%10

16MARl0 CALL

23MARl0 CALL

30MARl0 CALL

06APRI0 CALL

13APR10 CALL

20APRI0 CALL

27APRI0 CALL

04MAY10 CALL

11MAY10 CALL

18MAY10 CALL

25MAY10 CALL

02MAR10

09MARl0

16MAR10

23MAR10

30HARI0

0&_PRl0

13APRI0

2OAPR10

27APRI0

04MAY10

IIMAYI0

18_YI0

25MAY10

21.00 *01J'N, Ill

1.00 OlFEBII

1.00 01FEBII

2.00 01FEB11

1.00 01FEB11

2.00 01FEB11

1.00 01_EBll

1.00 OIFEBII

2.00 01FEBll

1.00 OlFESIL

2.00 01FEBII

1.00 01FEB11

1.00 0L_EBll

2.00 01FEB11

1.00 DIFEBII

2.00 01E'EBI1

1.00 01FEBI1

2.00 01FEB11

24.00 *01FEBll

CALL 1.00 01MA_II

CALL 1.00 01M_11

CALL 1.00 01MARl1

1.00 01MAEII

CALL i.00 OLHA_IL

CALL 1.00 01H_11

CALL 1.00 0LM_KII

CALL 1.00 01M_AI1

C_LL 2.00 01MARll

CALL 1.00 01MAKII

CALL 1.00 01MARl1

_%LL i .00 01M_AI 1

CALL 1.00 01MARl1

14.00 *01MARl1

7.6000

7.3000

7.3000

6.0500

6.7500

6.3500

6.1500

8.1700

5.8500

8.3000

5.9500

5.8800

6.I000

5.8500

6.2000

6.1000

5.6500

6.7500

6.3500

6.1000

6.1800

5.8000

6.3200

6.0000

5.9100

6.1000

5.9000

6.3500

6.0500

5.6500

0.6500

0.6500

0.6600

0.5800

0.6000

0.5700

0.5500

0.5500

0.5300

0.5600

0.5400

0.5300

0.5600

0.5400

0.5600

0.5350

0.5000

0.5800

0.5600

0.5550

0.5400

0.5200

0.5500

0.5300

0.5200

0.5500

0.5300

0.5500

0.5450

0.5000

(126,500.00) 66,287.00 (60,213.00)

0.1550 (6,500.00) 1,550.00 (4,950.00)

0.1900 [6,500.00) 1,900.00 (4,600.00}

0.1900 (i3,200.00) 3,800.00 (9,400.00)

0.2590 (5,800.00} 2,590,00 (3,210.00}

0.2774 (12,000.00} 5,548.00 (6,45Z.00)

0.3650 (5,700.00) 3,650.00 (2,050.00)

0.4180 (5,500.00) 4,180.00 (i,320.00)

0.4176 (!1,000.00) 8,352.00 (2,648.00)

0.5110 (5,300.00) 5,1!0.00 (190.00)

0.3774 (!!,200.00) 7,548.00 (3,652.00)

0.4780 (5,400.00) 4,780.00 (620.00)

0.4936 (5,300.00) 4,936.00 (364.00)

0.4319 (!I,200.00) 8,638.00 (2,562.00)

0.5110 (5,400.00) 5,110.00 (290.00)

0.4038 (11,200.00} 8s075.00 (3,124.00)

0.4320 (5,350.00) 4,320.00 (I,030.00)

0.5820 (10,000.00} 1_,640.00 1,640.00

(136,550.00) 91,729.00 (44,822.00)

0.2950 (5,800.00) 2,950,00 [2,850.00)

0.3790 (5,600.00) 3,790.00 (1,810.00)

0.4430 (5,550.00) 4,430.00 (1,120.00)

0.4156 (5,400.00) 4,156.00 (1,244.00)

0.5320 (5p200.00) 5,320.00 !20.00

0.3906 (5,500.00) 3,906.00 (1,594.00)

0.4710 (5,300.00) 4,710.00 (590.00)

0.5002 (5,200.00) 5,002.00 (198.00)

0.4421 (11,000.00) 8,042.00 (2,158.00)

0.5010 {5,300.00) 5,010.00 (290.00}

0.3786 (5,500.00) 3,786.00 (1,7!4.00)

0.4570 (5,450.00) 4,570.00 (880.00)

0.5830 (5,000.00) 5,830.00 830.00

(75j 800.00) 62,302.00 (13, 498 .00)

30MARl0

06APR10

13APRI0

20APRI0

27APR10

04MAY!0

18MAYI0

25MAYI0

CALL 1.00 01/%PAIl

CALL 1.00 01APRIl

CALL 1.00 01APRIl

CALL 1.00 01APRIl

CALL 1.00 01APRIl

CALL 1.00 OIAPRI1

CALL 1.00 01APRIl

CALL 1.00 01APRIl

8.00 *01APR11

5.4500

5.8300

5.5500

5.5500

5.7500

5.6000

5.7500

5.4000

0.4900

0_5300

0.5100

0.5100

0.5300

0.5200

0.5150

0,4600

0.5290 (4,900.00) 5,290.00 390.00

0.4015 (5,300.00) 4,015.00 (!,285.00)

0.4940 (5,100.00) 4,940.00 (160.00)

0.4936 (5,100.00) 4,936.00 (!64.00)

0.4303 (5,300.00) 41303,00 (997.00)

0.4780 (5,200.00) 4,780.00 (420.00)

0.4310 (5,150.00) 4,310.00 (840.00)

0.5470 (4,800.00) 5,470.00 670.00

..........................................................

(40,850.00) 38,044.00 (2,606.00)

04MAY10

18_i_YI0

CALL

CALL

1.00 01MAYII

1.00 OIMAyII

2.00 *01MAY!I

247.00

• 5.7000

5.8500

0.5200

0.5150

0.4760

0.4310

{5,200.00) 4,760.00 (440.00)

(5,150.00) 4,310.00 (840.00)

..........................................................

(10,350.00) 9,070.00 (1,280.001

........................... L ..............................

(1,329,665.00) 520,748.90 (808,916.10)


